The power of testing a semi-parametric shared gamma frailty parameter in failure time data.
Frailty is usually modeled as an unobserved random variable acting multiplicatively on the baseline hazard function, where a shared unobserved quantity in the intensity induces a positive correlation among the observed failure times. Using the asymptotic properties of the nonparametric maximum likelihood estimator for the gamma frailty model, we derive a power function for testing the shared frailty parameter and evaluate the effect of number of groups and number of individuals per groups on the power of the test by simulation studies. The results show that choosing between 8 and 25 groups with sample sizes between 200 and 500 individuals will be enough to get a high power.